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       Download or read online Computation and Modeling in Insurance and Finance written by Erik Bølviken, published by Unknown which was released on 2014. Get Computation and Modeling in Insurance and Finance Books now! Available in PDF, ePub and Kindle.
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        Computation and Modelling in Insurance and Finance  by Erik Bølviken

      

       This practical introduction outlines methods for analysing actuarial and financial risk at a fairly elementary mathematical level suitable for graduate students, actuaries and other analysts in the industry who could use simulation as a problem solver. Numerous exercises with R-code illustrate the text.
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        An Introduction to Computational Risk Management of Equity Linked Insurance  by Runhuan Feng

      

       The quantitative modeling of complex systems of interacting risks is a fairly recent development in the financial and insurance industries. Over the past decades, there has been tremendous innovation and development in the actuarial field. In addition to undertaking mortality and longevity risks in traditional life and annuity products, insurers 
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       Annotation This book is a collection of state-of-the-art surveys on various topics in mathematical finance, with an emphasis on recent modelling and computational approaches. The volume is related to a a ~Special Semester on Stochastics with Emphasis on Financea (TM) that took place from September to December 2008 at the Johann 
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        Computational Methods in Financial Engineering  by Erricos Kontoghiorghes,Berc Rustem,Peter Winker

      

       Computational models and methods are central to the analysis of economic and financial decisions. Simulation and optimisation are widely used as tools of analysis, modelling and testing. The focus of this book is the development of computational methods and analytical models in financial engineering that rely on computation. The book 
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       "A reader's first impression on leafing through this book is of the large number of graphs and diagrams, used to illustrate shapes of distributions...and to show real data examples in various ways. A closer reading reveals a nice mix of theory and applications, with the copious graphical illustrations alluded 
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        Modelling in Life Insurance     A Management Perspective  by Jean-Paul Laurent,Ragnar Norberg,Frédéric Planchet

      

       Focusing on life insurance and pensions, this book addresses various aspects of modelling in modern insurance: insurance liabilities; asset-liability management; securitization, hedging, and investment strategies. With contributions from internationally renowned academics in actuarial science, finance, and management science and key people in major life insurance and reinsurance companies, there is 
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        Introductory Stochastic Analysis for Finance and Insurance  by X. Sheldon Lin,Society of Actuaries

      

       Incorporates the many tools needed for modeling and pricing infinance and insurance Introductory Stochastic Analysis for Finance and Insuranceintroduces readers to the topics needed to master and use basicstochastic analysis techniques for mathematical finance. The authorpresents the theories of stochastic processes and stochasticcalculus and provides the necessary tools for modeling 
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